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In the above paper, which appeared recently in Stochastic Processes and Their 
Applies., vol. 65 (1996), pp. 81-101, certain typesetting errors were not corrected in the 
printed paper. This caused several equations and conditions to be printed in erron- 
eous forms which made it difficult to comprehend the setup of the problem (especially 
equation (2.1)). Corrections are as follows. 
Equation (2.1) should read: 
(‘~3 jjj )k = t”, Yljl (k) . (2.1) 
Part (b) of Condition 1 on page 86 should read: 
(b) I_&,,, x, (u, n; I) - fx (u)fx, (4 I d Al -c 00 for all 1 2 1 where f(u) and f(u, u; 1) 
denote, respectively, the probability density of X,, and of (X0, X,). 
Part (b) of Condition 2 on page 88 should read: 
(b) The conditional density fxO, x,, rl, Yd+, (u, u I yr, yz) 6 AZ < 00 for all 1 2 1. 
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